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Abstract 
 
Thesis, 53 pp., 2 tab., 20 fig., 9 sources. 
 
BANDWIDTH, NONPARAMETRIC KERNEL ESTIMATE, VASICEK 
MODEL, CIR MODEL, PROBABILITY DENSITY, THE PROCESS OF 
INTEREST RATE 
 
The object of study - nonparametric kernel estimates, interest rates 
processes. 
 
Purpose - To investigate the behavior of the estimates depending on the 
bandwidth, to determine how to calculate the optimal bandwidth in nonparametric 
estimation of marginal density of interest rates processes. 
 
Research methods - methods of comparative analysis, statistical methods. 
 
The results are the nonparametric kernel estimates of marginal density for Vasicek 
and CIR models of interest rates processes. The quality of these estimates under 
different bandwidths and time intervals between observations is investigated. The 
method for bandwidth calculating at high correlation coefficients is proposed. 
